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Office of Financial Management
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Date: October 27, 2015
Re: Second Quarter of Fiscal Year 2015-16 Investment Report

The Harris County Office of Financial Management has prepared the Investment Report covering the
Second Quarter of Fiscal Year 2015-16 {June through August 2015). This report is presented in
accordance with the Texas Government Code - Public Funds Investment Act, Section 2256.023.
‘The Office of Financial Management certifies that to the best of our knowledge Harris County is in
compliance with the provisions of Government Code 2256 and with the stated policy and strategies
of Harris County.
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PORTFOLIO SUMMARY OF BALANCES, EARNINGS, AND MARKET SECTORS
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Harris County Investment Report

Second Quarter

June through August 2015
Fiscal Year 2015-16

Portfolio interest earned and/or accrued for this quarter, excluding MMFE/DDA interest: b 4,617,472
05/31/15 Portfolic Composition 08/31/15 Portfolio Composition
DFederal Agéncies DFederal Agencies
B Municipals @ Municipals
= Com:ﬁercial &= Commercial Paper
Paper
B Money Market AaMoney Market
Mutual Fund Mutual Fund
%
Total Par Value of Portfolio: $ 3,093,000,400.29 Total Par Value of Portfolio:  $2,688,240,351.92

Weighted Average Maturity 05/31/15 vs 08/31/15
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Portfolio's effective weighted average maturity for this period (in days): 149

* Values do not include custodial funds or entities with separate investment policies managed by Harris County
Office of Financial Management.
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The book value of the portfolio as of May 31, 2015 was $3,091,788,305 and the book value as of August 31, 2015 was

$2,687,360,255.

The market value of the portfolio as of May 31, 2015 was $3,101,198,648 and the market value as of August 31, 2015

was $2,695,465,349.

The weighted average bond equivalent yield at cost for the Second Quarter (June through August 2015) was .64%, while
the average for the benchmark 6 month Treasury constant maturity was .14%. The portfolio's weighted average bond
equivalent yield for this quarter exceeded the average benchmark by 49 basis points.

* Values do not include custodial funds or entities with separate investment policies managed by Harris County

Office of Financial Management.
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SECTION II

MANAGEMENT REPORT SUMMRY

SECOND QUARTER
ENDING AUGUST 31, 2015
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SECTION IIT
CURRENT PORTFOLIO HOLDINGS

SECOND QUARTER
ENDING AUGUST 31, 2015
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SECTION IV

PORTFOLIO PERFORMANCE (BENCHMARK)

SECOND QUARTER
ENDING AUGUST 31, 2015
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SECTION V

GRAPHS

SECOND QUARTER
ENDING AUGUST 31, 2015
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PORTFOLIO SECTOR DISTRIBUTION
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